Abstract. An algorithm is derived for solving a large class of Ito random integral equations. The derivation of the algorithm involves approximate discretization of the given Ito equation. The Ito integrals arising out of discretization are expressed as functions of normal random variables. The algorithm gives a sample pathwise solution and is readily implementable on a digital computer.
dx(t, oo) a(t, x(t, o)) dt + b(t, x(t, )) dW(t) with initial condition x(u, o3) xu(o3). Under fairly general conditions on a(.,. and b(.,. unique and sample pathwise continuous solutions are known to exist both for scalar and vector versions of the Ito equations [4] , [6] , [8] . The sample pathwise solutions of a small class of Ito equations have been expressed as infinite series [2] , [3] . Linear and nonlinear equations have been studied in [1] 
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The function b(x, t) is expanded up to third order terms unlike a(x, t) because
is only op(h3/2) and not op(h2 
The lower limit of integration is t, and the upper limit is t, + in the rest of the paper unless otherwise specified and as such will be omitted. 
